




Author(s)田村, 慶信; 山田, 茂









\dagger Graduate School of Science and Engineering, Yamaguchi University
(Shigeru Yamada) \ddagger
\ddagger Graduate School of Engineering, Tottori University
1
$oS$, (open
source software, OSS )
OSS
1 $\nearrow\backslash -$
[1,2]. ’ $\backslash -$
OSS






$t=0$ OSS $t$ $\{N(t), t\geq 0\}$
$\frac{dN(t)}{dt}=b(t)\{D(t)-N(t)\}$ . (1)
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1:
$b(t)(>0)$ $t$ $D(t)$ OSS
$D(t)=\alpha e^{-\beta t}$ . (2)
$\alpha$ OSS $\beta$ 1
OSS $t$ [4]. OSS
$b(t)$ (2)
$\frac{dN(t)}{dt}=\{b(t)+\sigma\gamma(t)c(t)\}\{D(t)-N(t)\}$ , (3)
$\sigma(>0)$ $\gamma(t)$ Markov Gauss
$c(t)$ OSS
(3) It\^o [5]
$dN(t)= \{b(t)+\frac{1}{2}\sigma^{2}c(t)^{2}\}\{D(t)-N(t)\}dt+\sigma\{D(t)-N(t)\}dW(t)+d((V_{l}-1))$ . (4)




$N(t)=D(t)[1-e xp\{-\int_{0}^{t}b(s)ds-\sigma c(t\rangle W(t)+\sum_{i--1}^{M_{\ell}.(\lambda)}\log V_{i}\}],$ (5)
[6]. $W(t)$ Wicner $\int_{0}^{t}\gamma(s)ds$
$b(t)\equiv b_{1}(t),$ $b(t)\equiv b_{2}(t)$ , $c(t)$
$\int_{0}^{t}b_{\perp}(s\rangle ds$ $=$ $(1-\exp[-bt])$ , (6)
$\int_{0}^{t}b_{2}(s)ds$ $=$ $(1-(1+bt)\exp[-bt]))$ (7)
$c(t) = \exp[-\frac{t}{c_{n}}]$ . (8)










$V_{i} \equiv f_{l}(x)=\frac{\exp(\frac{|x-\nu|}{\phi})}{2\phi}$. (10)
$\nu$ $\phi$ $i$
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$c_{1}$ : $(c_{1}>0)$ ,
$c_{2}$ : 1 $(c_{2}>0)$ ,
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